
STATE OF ARIZONA

December 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

January 8, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-0.010 -0.01 -0.011.000000 0.00 0.00
1.000000Base -0.01 -0.011.000000 0.00 0.00

US DOLLAR  Total
-0.010 Local -0.01 -0.01 0.00 0.00

Base -0.01 -0.01 0.00 0.00

Base-0.010 -0.01 -0.01 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

14 Jan 20192.560347M3NE0 ANGLESEA FDG PLC and ANG

99.907556Local20,000,000.000 19,981,511.11 19,981,511.1199.907556 0.00 1.25
99.907556Base 19,981,511.11 19,981,511.1199.907556 0.00 1.25

01 Feb 20192.650347M3P16 ANGLESEA FDG PLC and ANG

99.771806Local20,000,000.000 19,954,361.11 19,954,361.1199.771806 0.00 1.25
99.771806Base 19,954,361.11 19,954,361.1199.771806 0.00 1.25

24 Jan 20192.403785ENQ3 APPLE INC

99.846667Local25,000,000.000 24,961,666.67 24,961,666.6799.846667 0.00 1.56
99.846667Base 24,961,666.67 24,961,666.6799.846667 0.00 1.56

18 Mar 20192.5503785EQJ6 APPLE INC

99.461667Local20,000,000.000 19,892,333.33 19,892,333.3399.461667 0.00 1.24
99.461667Base 19,892,333.33 19,892,333.3399.461667 0.00 1.24

10 Jan 20192.4504821UNA6 ATLANTIC ASSET SECUR

99.938750Local5,350,000.000 5,346,723.13 5,346,723.1399.938750 0.00 0.33
99.938750Base 5,346,723.13 5,346,723.1399.938750 0.00 0.33

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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22 Jan 20192.5204821UNN8 ATLANTIC ASSET SECUR

99.853000Local20,000,000.000 19,970,600.00 19,970,600.0099.853000 0.00 1.25
99.853000Base 19,970,600.00 19,970,600.0099.853000 0.00 1.25

19 Feb 20192.7204821UPK2 ATLANTIC ASSET SECUR

99.629778Local25,000,000.000 24,907,444.45 24,907,444.4599.629778 0.00 1.56
99.629778Base 24,907,444.45 24,907,444.4599.629778 0.00 1.56

22 Jan 20192.5506370RSK6 BANK OF MONTREAL-

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.25
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.25

22 Feb 20192.4907644BPN6 BEDFORD ROW FDG CORP

99.640333Local25,000,000.000 24,910,083.33 24,910,083.3399.640333 0.00 1.56
99.640333Base 24,910,083.33 24,910,083.3399.640333 0.00 1.56

27 Feb 20192.5509702MPT4 BOEING CO.

99.596250Local25,000,000.000 24,899,062.50 24,899,062.5099.596250 0.00 1.56
99.596250Base 24,899,062.50 24,899,062.5099.596250 0.00 1.56

03 Jan 20192.4812572KN38 CME GROUP INC

99.986222Local25,000,000.000 24,996,555.56 24,996,555.5699.986222 0.00 1.56
99.986222Base 24,996,555.56 24,996,555.5699.986222 0.00 1.56

11 Jan 20192.615060YNB2 CEDAR SPRING CPTL CO

99.927778Local20,000,000.000 19,985,555.55 19,985,555.5599.927778 0.00 1.25
99.927778Base 19,985,555.55 19,985,555.5599.927778 0.00 1.25

31 Jan 20192.5715060YNX4 CEDAR SPRING CPTL CO

99.785833Local20,000,000.000 19,957,166.67 19,957,166.6799.785833 0.00 1.25
99.785833Base 19,957,166.67 19,957,166.6799.785833 0.00 1.25

28 Jan 20192.4216677KNU3 CHEVRON CORP

99.818500Local25,000,000.000 24,954,625.00 24,954,625.0099.818500 0.00 1.56
99.818500Base 24,954,625.00 24,954,625.0099.818500 0.00 1.56

07 Jan 20192.4419121BN70 COCA-COLA COMPANY

99.959333Local25,000,000.000 24,989,833.33 24,989,833.3399.959333 0.00 1.56
99.959333Base 24,989,833.33 24,989,833.3399.959333 0.00 1.56

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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22 Jan 20192.419121BNN5 COCA-COLA COMPANY

99.860000Local16,000,000.000 15,977,600.00 15,977,600.0099.860000 0.00 1.00
99.860000Base 15,977,600.00 15,977,600.0099.860000 0.00 1.00

22 Jan 20192.4519121BNN5 COCA-COLA COMPANY

99.857083Local7,500,000.000 7,489,281.25 7,489,281.2599.857083 0.00 0.47
99.857083Base 7,489,281.25 7,489,281.2599.857083 0.00 0.47

15 Jan 20192.532063C1NF3 CONCORD MIN CPTL CO

99.901611Local25,000,000.000 24,975,402.78 24,975,402.7899.901611 0.00 1.56
99.901611Base 24,975,402.78 24,975,402.7899.901611 0.00 1.56

28 Jan 20192.542063C1NU0 CONCORD MIN CPTL CO

99.809500Local25,000,000.000 24,952,375.00 24,952,375.0099.809500 0.00 1.56
99.809500Base 24,952,375.00 24,952,375.0099.809500 0.00 1.56

02 Jan 20192.922599G006 CREDIT AGRICOLE REPO REPO

100.000000Local211,812,217.260 211,812,217.26 211,812,217.26100.000000 0.00 13.24
100.000000Base 211,812,217.26 211,812,217.26100.000000 0.00 13.24

28 Jan 20192.542284K1NU3 CROWN POINT CAP CO.

99.809500Local25,000,000.000 24,952,375.00 24,952,375.0099.809500 0.00 1.56
99.809500Base 24,952,375.00 24,952,375.0099.809500 0.00 1.56

02 Jan 20192.4323102VN22 CUMMINS INC

99.993250Local15,000,000.000 14,998,987.50 14,998,987.5099.993250 0.00 0.94
99.993250Base 14,998,987.50 14,998,987.5099.993250 0.00 0.94

15 Jan 20192.4923102VNF3 CUMMINS INC

99.903167Local25,000,000.000 24,975,791.67 24,975,791.6799.903167 0.00 1.56
99.903167Base 24,975,791.67 24,975,791.6799.903167 0.00 1.56

31 Jan 20192.4530229BNX1 EXXON MOBIL CORP

99.795833Local20,000,000.000 19,959,166.66 19,959,166.6699.795833 0.00 1.25
99.795833Base 19,959,166.66 19,959,166.6699.795833 0.00 1.25

11 Feb 20192.6330601WPB9 FAIRWAY FINANCE CORP

99.700472Local15,000,000.000 14,955,070.83 14,955,070.8399.700472 0.00 0.93
99.700472Base 14,955,070.83 14,955,070.8399.700472 0.00 0.93
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26 Mar 20192.7830601WQS1 FAIRWAY FINANCE CORP

99.351333Local15,000,000.000 14,902,700.00 14,902,700.0099.351333 0.00 0.93
99.351333Base 14,902,700.00 14,902,700.0099.351333 0.00 0.93

08 Jan 20192.5236955EN87 GEN DYNAMICS CORP

99.951000Local20,000,000.000 19,990,200.00 19,990,200.0099.951000 0.00 1.25
99.951000Base 19,990,200.00 19,990,200.0099.951000 0.00 1.25

07 Jan 20192.4338346MN75 GOTHAM FDG CORP

99.959500Local20,000,000.000 19,991,900.00 19,991,900.0099.959500 0.00 1.25
99.959500Base 19,991,900.00 19,991,900.0099.959500 0.00 1.25

04 Feb 20192.6838346MP40 GOTHAM FDG CORP

99.746889Local25,000,000.000 24,936,722.22 24,936,722.2299.746889 0.00 1.56
99.746889Base 24,936,722.22 24,936,722.2299.746889 0.00 1.56

01 Mar 20192.7338346MQ15 GOTHAM FDG CORP

99.552583Local3,214,000.000 3,199,620.03 3,199,620.0399.552583 0.00 0.20
99.552583Base 3,199,620.03 3,199,620.0399.552583 0.00 0.20

07 Jan 20192.640588MN78 HALKIN FINANCE LLC USC

99.956667Local5,000,000.000 4,997,833.33 4,997,833.3399.956667 0.00 0.31
99.956667Base 4,997,833.33 4,997,833.3399.956667 0.00 0.31

14 Jan 20192.5240588MNE3 HALKIN FINANCE LLC USC

99.909000Local10,000,000.000 9,990,900.00 9,990,900.0099.909000 0.00 0.62
99.909000Base 9,990,900.00 9,990,900.0099.909000 0.00 0.62

22 Jan 20192.5440588MNN3 HALKIN FINANCE LLC USC

99.851833Local20,000,000.000 19,970,366.66 19,970,366.6699.851833 0.00 1.25
99.851833Base 19,970,366.66 19,970,366.6699.851833 0.00 1.25

16 Jan 20192.4145113VNG1 IBM CREDIT LLC

99.899583Local25,000,000.000 24,974,895.82 24,974,895.8299.899583 0.00 1.56
99.899583Base 24,974,895.82 24,974,895.8299.899583 0.00 1.56

02 Jan 20192.5445779QN28 INSTITUTIONAL SECURED

99.992944Local15,000,000.000 14,998,941.67 14,998,941.6799.992944 0.00 0.94
99.992944Base 14,998,941.67 14,998,941.6799.992944 0.00 0.94
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18 Jan 20192.6145779QNJ1 INSTITUTIONAL SECURED

99.876750Local25,000,000.000 24,969,187.50 24,969,187.5099.876750 0.00 1.56
99.876750Base 24,969,187.50 24,969,187.5099.876750 0.00 1.56

16 Jan 20192.5548802TD85 KELLS FDG LLC

99.893750Local20,000,000.000 19,978,750.00 19,978,750.0099.893750 0.00 1.25
99.893750Base 19,978,750.00 19,978,750.0099.893750 0.00 1.25

13 Feb 20192.6448802TE84 KELLS FDG LLC

99.684667Local22,500,000.000 22,429,050.00 22,429,050.0099.684667 0.00 1.40
99.684667Base 22,429,050.00 22,429,050.0099.684667 0.00 1.40

07 Jan 20192.552952MN71 LEXINGTN PKR CAP CO LL

99.958333Local10,000,000.000 9,995,833.33 9,995,833.3399.958333 0.00 0.62
99.958333Base 9,995,833.33 9,995,833.3399.958333 0.00 0.62

26 Feb 20192.7353127UPS3 LIBERTY FUNDING LLC

99.575333Local24,600,000.000 24,495,532.00 24,495,532.0099.575333 0.00 1.53
99.575333Base 24,495,532.00 24,495,532.0099.575333 0.00 1.53

11 Jan 20192.5556274MNB4 MANHATTAN ASSET FDG.

99.929167Local11,450,000.000 11,441,889.58 11,441,889.5899.929167 0.00 0.72
99.929167Base 11,441,889.58 11,441,889.5899.929167 0.00 0.72

07 Jan 20192.457576KN70 MASSACHUSETTS MUT LIFE INS CO

99.960000Local17,400,000.000 17,393,040.00 17,393,040.0099.960000 0.00 1.09
99.960000Base 17,393,040.00 17,393,040.0099.960000 0.00 1.09

11 Jan 20192.4557576KNB1 MASSACHUSETTS MUT LIFE INS CO

99.931944Local19,000,000.000 18,987,069.45 18,987,069.4599.931944 0.00 1.19
99.931944Base 18,987,069.45 18,987,069.4599.931944 0.00 1.19

17 Jan 20192.3658934BNH3 MERCK & CO. INC

99.895111Local25,000,000.000 24,973,777.78 24,973,777.7899.895111 0.00 1.56
99.895111Base 24,973,777.78 24,973,777.7899.895111 0.00 1.56

31 Jan 20192.762455BNX9 MOUNTCLIFF

99.775000Local20,000,000.000 19,955,000.00 19,955,000.0099.775000 0.00 1.25
99.775000Base 19,955,000.00 19,955,000.0099.775000 0.00 1.25
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08 Jan 20192.3363763QN86 NATIONAL SECS CLEARING

99.954694Local25,000,000.000 24,988,673.61 24,988,673.6199.954694 0.00 1.56
99.954694Base 24,988,673.61 24,988,673.6199.954694 0.00 1.56

25 Jan 20192.5363763QNR4 NATIONAL SECS CLEARING

99.831333Local25,000,000.000 24,957,833.33 24,957,833.3399.831333 0.00 1.56
99.831333Base 24,957,833.33 24,957,833.3399.831333 0.00 1.56

07 Jan 20192.4164105SN79 NESTLE FIN FRANCE S.

99.959833Local25,000,000.000 24,989,958.33 24,989,958.3399.959833 0.00 1.56
99.959833Base 24,989,958.33 24,989,958.3399.959833 0.00 1.56

10 Jan 20192.5265409SNA2 NIEUW AMSTERDAM RECV

99.937000Local18,000,000.000 17,988,660.00 17,988,660.0099.937000 0.00 1.12
99.937000Base 17,988,660.00 17,988,660.0099.937000 0.00 1.12

29 Jan 20192.4566844DNV0 NORTHWESTERN UNIVERS

99.809444Local30,000,000.000 29,942,833.33 29,942,833.3399.809444 0.00 1.87
99.809444Base 29,942,833.33 29,942,833.3399.809444 0.00 1.87

14 Jan 20192.496698M5NE5 NOVARTIS FNC CRP

99.910083Local20,000,000.000 19,982,016.67 19,982,016.6799.910083 0.00 1.25
99.910083Base 19,982,016.67 19,982,016.6799.910083 0.00 1.25

28 Jan 20192.516698M5NU9 NOVARTIS FNC CRP

99.811750Local20,000,000.000 19,962,350.00 19,962,350.0099.811750 0.00 1.25
99.811750Base 19,962,350.00 19,962,350.0099.811750 0.00 1.25

22 Jan 20192.5267983UNN9 OLD LINE FUNDING LLC

99.853000Local25,000,000.000 24,963,250.00 24,963,250.0099.853000 0.00 1.56
99.853000Base 24,963,250.00 24,963,250.0099.853000 0.00 1.56

22 Feb 20192.6567983UPN7 OLD LINE FUNDING LLC

99.617222Local10,000,000.000 9,961,722.22 9,961,722.2299.617222 0.00 0.62
99.617222Base 9,961,722.22 9,961,722.2299.617222 0.00 0.62

28 Feb 20192.6867983UPU1 OLD LINE FUNDING LLC

99.568222Local15,000,000.000 14,935,233.34 14,935,233.3499.568222 0.00 0.93
99.568222Base 14,935,233.34 14,935,233.3499.568222 0.00 0.93
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04 Jan 20192.3669372BN48 PACCAR FINANCIAL COR

99.980333Local15,000,000.000 14,997,050.00 14,997,050.0099.980333 0.00 0.94
99.980333Base 14,997,050.00 14,997,050.0099.980333 0.00 0.94

15 Jan 20192.5588602UNF3 THUNDER BAY FNDNG LLC

99.900833Local10,830,000.000 10,819,260.25 10,819,260.2599.900833 0.00 0.68
99.900833Base 10,819,260.25 10,819,260.2599.900833 0.00 0.68

16 Jan 20192.390328BNG2 USAA CAPITAL CORP

99.904167Local30,000,000.000 29,971,250.00 29,971,250.0099.904167 0.00 1.87
99.904167Base 29,971,250.00 29,971,250.0099.904167 0.00 1.87

03 Jan 20192.18912796PK9 TREASURY BILL 01/19 0.00000

99.987889Local20,000,000.000 19,997,577.78 19,997,577.7899.987889 0.00 1.25
99.987889Base 19,997,577.78 19,997,577.7899.987889 0.00 1.25

28 Mar 20192.3955912796PX1 TREASURY BILL 03/19 0.00000

99.427742Local15,000,000.000 14,914,161.25 14,914,161.2599.427742 0.00 0.93
99.427742Base 14,914,161.25 14,914,161.2599.427742 0.00 0.93

10 Jan 20192.229912796QS1 TREASURY BILL 01/19 0.00000

99.944275Local10,000,000.000 9,994,427.50 9,994,427.5099.944275 0.00 0.62
99.944275Base 9,994,427.50 9,994,427.5099.944275 0.00 0.62

04 Jan 20192.492646LN48 VICTORY RECEIVABLES

99.980000Local15,000,000.000 14,997,000.00 14,997,000.0099.980000 0.00 0.94
99.980000Base 14,997,000.00 14,997,000.0099.980000 0.00 0.94

01 Feb 20192.692646LP12 VICTORY RECEIVABLES

99.776111Local20,000,000.000 19,955,222.22 19,955,222.2299.776111 0.00 1.25
99.776111Base 19,955,222.22 19,955,222.2299.776111 0.00 1.25

14 Jan 20192.4993114FNE0 WAL-MART STORES INC

99.910083Local20,000,000.000 19,982,016.67 19,982,016.6799.910083 0.00 1.25
99.910083Base 19,982,016.67 19,982,016.6799.910083 0.00 1.25

02 Jan 20192.3979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 6.25
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 6.25
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US DOLLAR  Total
1,527,656,217.260 Local 1,525,629,495.56 1,525,629,495.56 0.00 95.36

Base 1,525,629,495.56 1,525,629,495.56 0.00 95.36

Base1,527,656,217.260 1,525,629,495.56 1,525,629,495.56 0.00 95.36

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

21 Oct 20192.4958405586CAA2 BMW VEHICLE LEASE TRUST BMWLT 2018 1 A1

99.921360Local5,001,763.370 5,001,763.37 4,997,829.98100.000000 -3,933.39 0.31
99.921360Base8,000,000.000Original Face: 5,001,763.37 4,997,829.98100.000000 -3,933.39 0.31

15 Nov 20192.5919814315EAA8 CARMAX AUTO OWNER TRUST CARMX 2018 4 A1

99.897910Local7,192,977.060 7,192,977.06 7,185,633.75100.000000 -7,343.31 0.45
99.897910Base10,000,000.000Original Face: 7,192,977.06 7,185,633.75100.000000 -7,343.31 0.45

24 Jun 20192.4524704AAA4 DELL EQUIPMENT FINANCE TRUST DEFT 2018 1 A1 144A

99.927310Local979,996.830 979,996.83 979,284.47100.000000 -712.36 0.06
99.927310Base4,500,000.000Original Face: 979,996.83 979,284.47100.000000 -712.36 0.06

22 Oct 20192.6596124704DAA8 DELL EQUIPMENT FINANCE TRUST DEFT 2018 2 A1 144A

99.928020Local5,402,693.320 5,402,693.32 5,398,804.46100.000000 -3,888.86 0.34
99.928020Base8,000,000.000Original Face: 5,402,693.32 5,398,804.46100.000000 -3,888.86 0.34

10 May 20192.4545905U7K4 INTL BK RECON + DEVELOP SR UNSECURED 05/19 VAR

100.038000Local25,000,000.000 25,000,000.00 25,009,500.00100.000000 9,500.00 1.56
100.038000Base 25,000,000.00 25,009,500.00100.000000 9,500.00 1.56

15 Aug 20192.3558772RAA2 MERCEDES BENZ AUTO RECEIVABLES MBART 2018 1 A1

99.980110Local781,676.090 781,676.09 781,520.61100.000000 -155.48 0.05
99.980110Base6,500,000.000Original Face: 781,676.09 781,520.61100.000000 -155.48 0.05

29 Jan 2019912796UL1 TREASURY BILL 01/19 0.00000

99.818687Local10,000,000.000 9,981,996.30 9,981,868.7099.819963 -127.60 0.62
99.818687Base 9,981,996.30 9,981,868.7099.819963 -127.60 0.62

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

December 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

January 8, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

26 Feb 20190.01912796UQ0 TREASURY BILL 02/19 0.00000

99.631042Local20,000,000.000 19,926,995.10 19,926,208.4099.634976 -786.70 1.25
99.631042Base 19,926,995.10 19,926,208.4099.634976 -786.70 1.25

US DOLLAR  Total
74,359,106.670 Local 74,268,098.07 74,260,650.37 -7,447.70 4.64

Base37,000,000.000Original Face: 74,268,098.07 74,260,650.37 -7,447.70 4.64

Base74,359,106.670 74,268,098.07 74,260,650.37 -7,447.70 4.64

FIXED INCOME Total

37,000,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

December 31, 2018

ATZF

ST OF AZ POOL 5 LGIP

January 8, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,599,897,593.62Base1,602,015,323.920
FUND Total

1,599,890,145.92 -7,447.70 100.00
Original Face: 37,000,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: January 8, 2019

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: December 31, 2018

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-0.010 -0.01 0.000.00Local -0.01 0.00

CASH

0.00-0.01 0.000.00-0.01Base 0.00

1,527,656,217.260 1,525,629,495.56 0.000.00Local 1,525,629,495.56 95.36

CASH EQUIVALENT

0.001,525,629,495.56 0.000.001,525,629,495.56Base 95.36

74,359,106.670 74,260,650.37 -7,447.70-7,447.70Local 74,268,098.07 4.64

FIXED INCOME

37,000,000.000 -7,447.7074,260,650.37 -7,447.700.0074,268,098.07BaseOriginal Face: 4.64

US DOLLAR  Total
1,602,015,323.920 1,599,897,593.62 1,599,890,145.92 -7,447.70-7,447.70Local 100.00

0.00-7,447.7037,000,000.000 1,599,897,593.62 1,599,890,145.92 -7,447.70BaseOriginal Face: 100.00

0.00-7,447.701,602,015,323.920 1,599,897,593.62 1,599,890,145.92 -7,447.70

FUND Total
Base 100.00

37,000,000.000Original Face:

Prepared by State StreetPage 11 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

December 31, 2018 January 8, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
-0.010 -0.01 -0.01 0.000.00 0.000.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

December 31, 2018 January 8, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,527,656,217.260 1,525,629,495.56 1,525,629,495.56 95.36 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
1,527,656,217.260 1,525,629,495.56 1,525,629,495.56 0.0095.36 0.000.00

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

December 31, 2018 January 8, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

74,359,106.670 74,268,098.07 74,260,650.37 4.64 -7,447.70 0.00 -7,447.70
US DOLLAR

FIXED INCOME Total
74,359,106.670 74,268,098.07 74,260,650.37 -7,447.704.64 -7,447.700.00

Page 14 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

December 31, 2018 January 8, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,602,015,323.920 1,599,897,593.62 1,599,890,145.92 100.00 -7,447.70 0.00 -7,447.70

Page 15 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

December 31, 2018 January 8, 2019

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,527,656,217.260 1,525,629,495.56 1,525,629,495.56 95.36 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
74,359,106.670 74,268,098.07 74,260,650.37 4.64 -7,447.70 0.00 -7,447.70

9,500.00
-16,947.70

0.00
0.00

9,500.00
-16,947.70

GN GN GN
LS LS LS

Original Face: 37,000,000.000

FUND Total
1,602,015,323.920 1,599,897,593.62 1,599,890,145.92 100.00 -7,447.70 0.00 -7,447.700.000

0.00-16,947.70 LS
GN9,500.00 0.00 9,500.00

-16,947.70
GN GN
LS LS

37,000,000.000Original Face:

Page 16 Books Closed Prepared by State Street
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